ETag: "227dbedf97ed39be0de8874498333784"
authorization: LOW 3ozqvYVYZEAehk4f:REDACTED_BY_IA_S3
connection: TE, close
content-length: 783891
expect: 100-continue
host: s3.us.archive.org
te: deflate,gzip;q=0.3
user-agent: ias3upload/0.7.1
x-amz-auto-make-bucket: 1
x-archive-ignore-preexisting-bucket: 1
x-archive-meta-abstract: This paper studies the applicability of the path integral solution technique for estimating extreme response of nonlinear dynamic oscillators whose equations of motion can be modelled by the use of Ito stochastic differential equations.  The state vector process associated with such a model is generally a diffusion process, and the probability density function of the state vector thus satisfies the Fokker-Planck-Kolmogorov equation.  It is shown that the path integral solution technique combined with an appropriate numerical scheme constitutes a powerful method for solving the Fokker-Planck-Kolmogorov equation with natural boundary conditions.  With the calculated probability density function of the state vector in hand, one can proceed to calculate the required quantities for estimating extreme response.  The proposed method distinguishes itself by remarkably high accuracy and numerical robustness.  These features are highlighted by application to example studies of nonlinear oscillators excited by white noise.
x-archive-meta-cite: J. Res. Natl. Inst. Stand. Technol. Vol. 99, No. 4, p. 465
x-archive-meta-collection: NISTJournalofResearch
x-archive-meta-creator: Naess, A.
x-archive-meta-description: Journal of Research of the National Institute of Standards and Technology
x-archive-meta-issue: 4
x-archive-meta-keywords: extreme response; nonlinear oscillators; path integral solution; random loading
x-archive-meta-language: English
x-archive-meta-mediatype: texts
x-archive-meta-page: 465
x-archive-meta-pubdate: 1994-07
x-archive-meta-publisher: National Institute of Standards and Technology
x-archive-meta-rights: The Journal of Research of the National Institute of Standards and Technology is a publication of the U.S. Government. The papers are in the public domain and are not subject to copyright in the United States. However, please pay special attention to the individual works to make sure there are no copyright restrictions indicated. Individual works may require securing other permissions from the original copyright holder.
x-archive-meta-title: Prediction of extreme response of nonlinear oscillators subjected to random loading using the path integral solution technique
x-archive-meta-volume: 99
x-upload-date: 2011-08-30T19:18:03.000Z
